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Structured Solutions

~ [laTta ocHoBaHuA rpynnbl — 1945 rog. N leorpadcdumsa — 2.700 coTpyaHuKoB B 24 oucax Bo
% [laTta ocHoBaHuss BGC — 2004 roga. BCEX (PUHAHCOBBLIX LIEHTPaX MUpa.
. A | —

~ OcHoBaTenb — Bernard Gerald Cantor Fitzgerald WHCTPYMEeHTbI — akuuu, obnuraumu, Baniotsl,

. NPOLEHTHbIE CTaBKW, CBOMbI, OMLUWOHbI, OMNLUMOHA Ha
Y Wlita6-ksapTupa — Hoio Vopk, JIoHAoH. akumMM, BCe Buabl MPOM3BOAHLIX WHCTPYMEHTOB,
% NHTepHeT-cauT — www.bgcpartners.com CTPYKTYPHbI€ NPOAYKTbI.
Y ®dopMa cO6CTBEHHOCTU — NAPTHEPCTBO N Yenyrm —  6pokepckue  ycnyru,  KJVPWHT,
N Cchepa AeATENbHOCTH — MeXGaHKOBCKME MHpOpMaUMOHHOe obecnedeHne Ha UHAHCOBBIX

bpokepckne ycnyrn Ha rnobanbHblX (UHAHCOBbIX PLIHKaX, TOPrOBNS LeHHEIMU byMarami.

PbIHKaX. Y KnneHTbl - KpynHehlMe KOMMepYeckne U
MHBECTULMOHHbIE  6aHKW,  XemkeBble  (OHAbI,
FOCy[lJapCTBEHHbIE  KA3HAYEWNCTBa, KOMMEepYeckue
N Jinctunr akumit — NASDAQ (Ticker: BGCP US) KOpropaLun, MNEHCUOHHbIE (OH/bI, CTPAxXoBble U

yrnpasnsaowmne KoMrnaHnu.

Y Kanutanusauumsa — 6onee 2mnpg Aonsn.
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Structured Solutions

Pa3HooOpa3ue CTPYKTYPHbIX NPOAYKTOB

Bonee 20 napTHepoB 6aHKOB-3MUTEHTOB Pa3HoO6pa3ue K1accoB aKTUBOB
~ JP Morgan ’z N Muposble hOHAO0BbIE NHOEKCHI

~ CITI a‘ {X’ N AKLUMM M KOP3UHbI aKLUM

~ Deutsche Bank N bupxesble ®oHab! (ETF)

“ Societe Generale . N [1poAyKTbl HA KpeAUTHbIE PUCKU

~ Goldman Sachs N [IpoueHTHbIe CTaBKM U Cnpaabl

“ RBS = N TOBapHO-CbIpbEBbIE PbIHKM

~ HSBC N [lparoueHHble MeTansbl

~ BNP Paribas

~ UBS Buabl hMHAHCOBbLIX UHCTPYMEHTOB
~ Credit Agricole N O6nvraumm

N Morgan Stanley N CTpyKTYpHble HOTbI

N Commerzbank AG *"( N CeptudukaTsl

~ BOA Merrill Lynch Golaman gt g N OnumoHbI

N Credit Suisse AG % N BappaHThl
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L BGC Structured Solutions

Knaccudmkauma CTpyKTypHbIX [IpoaykToB

BuAbl CTPYKTYPHbIX NPOAYKTOB

CtpykTypHas HoTta KpeauHas Hota c O6ecneueHnemM

N BbinyckaeTcs ¢ Mcnosnb3oBaHNEM N BbinyckaeTcs ¢ ncnonb3oBaHMeEM
KpeaAnTHOro KayecTsa U KpeanTHOro Kayectea baHka-
doHanMpoBaHns 6aHKa-aMUTEHTA. 3MUTEHTa.

Y CoxpaHHOCTb CpeacTB Y CoxpaHHOCTb cpeacTts obecneyeHa
obecneyeHa 6aHKOM - SMUTEHTOM., obnuraumsamm nnn EBpoboHaamu.

Y MHBecTOp onnaymeaeT BeCb N MHBecTop onnavmBaeT BeCb
HOMWHAN NPOAYKTa. HOMWHAN NPoAyKTa.

PuckoBasi yactb PuckoBas yactb

(onumoH B cpopMe HOTbI) (onuuoH B popMe HOTbI)

MHCTPYMEHTLI C hUKC.

5€3pMCKOBaFI JOXOOHOCTbIO
4acTb Ha 6anaHce 6aHKa-3MUTEHTa
Y CpeacrtBa vHBecTopa Ha N O6nuraumu, EBpo6oHapb!

6anaHck 6aHKa-aMUTEHTa

T BN

Structured Solutions

CeKblOpUTU3NPOBAHHbIN ONLMOH

~ CTpyKTYpUpYeTCs U BbiNyCKaeTcs
6aHKOM-3MUTEHTOM. lNpeacTaBnsier
cobow 10NroBOV MHCTPYMEHT.

Y CoxpaHHOCTb cpeacTB obecneyeHa
obnur.noptdeneMm nHBecTopa.

Y /IHBecTOp onnavnBaeT TObKO
npeMnio No OnunoHy.

PuckoBasi yactb

(onumoH B popMe HOTbI)

NHcTpyMeHTbl Fixed Income
B nopTdene KIMeHTa n/mnm
ynpasnsowero.

N [leno3utbl, O6nuraumm,
EBpoboHAbI
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Structured Solutions
Knaccndumkaumsa CTpykTypHbix NMpoaykToB

O6Lwas knaccudukaLums CTPYKTYPHbIX MPOAYKTOB Mo
MPUHLMNY COXPaHHOCTM KanuTana u ¢hopMbl BbinaaThl CL%‘Q‘;;ET"L"I'G
WHBECTULIMOHHOTO 0X0Aa.

MpoaykTbl €
c¢hukcupoBaHHOM
OOXOOHOCTbLIO U

yyactvem

MpoaykTbl €
c¢hukcupoBaHHOM
AOXOAHOCTbLIO
(kynoHamwm)

MpoaykTbl €

yyactuem B
OVHaMuKe
©as3oBoro akTmBa

HoTbl € HoTbl €

HoTbl ¢ 3awmTon yCrnoBHoOW* ':g&’:ﬂ?i? HoTbl ¢ 3awmTon yCrnoBHoOW* cﬂggbﬁgﬁ*
Kanutanau 3aluTon KANUTANA U C Kanutanau 3aluTon ysau.l,uToﬁ
YyacTmem Kanutanamu KYNnOHOM. Kanutanamu
y yacTtmem y KanuTana
y4yactuem y KYNnOHOM

Delta 1 and

Capital Protected Fixed Coupon Barrier Reverse

Notes linked to EI00E 2T & Managed Notes Linked to Convertible Bonus & Capped
. Capped Booster Certificates :
various : : various Auto-callable Bonus Notes
- Notes linked to various -
underlying underlying underlying ) Notes

* [pednoxeHHas Knaccugukayusi Hocum cybbeKmueHbIl xapakmep U He Moxem 6bimb mpaKmogaHa Kak e0UHCMEeHHasl 8epHasi. ‘1 b gc

Pas3Hble y4acCmHUKU pbiHKa Mo2ym 1o pasHoMy Knaccuguyuposams rpednazaemMble K pacCMOMPeHUIo UHCMPYMEeHMBbI.
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T BN

Structured Solutions

CtpykTtypHble HoTbl «c KoadhduumeHToM Yyactusa» n/vmnm «KyrnoHom»

ba3oBble XapaKTepuCTUKM NpoAyKTa C
Koacdumumentom Yuacrusa («Participation Notes>»)

| Mapawerp | 3wuewna

ba3oBble XapaKTepucTukm npoaykta ¢ KynoHomM n
AocpoyHbiM MNMorawexnnem («Yield Enhancement»)

| Mapavers  Swasewss

dopmMmaTt
Banrota ¥ HOMMHan
OMUTEHT

KpeauTtHoe
KayecTBo

Cpok obpalieHus

Ba30Bbiii aKTUB
(npumep)

Koadh . yuacTus
NaenTudpmkaTopbl

JINCTUHI Ha 6upixe

JINKBMAHOCTDb

HOTa, cepTudukaT
1 min USD unn EUR
WNHBECTULIMOHHBIN 6aHK, SPV

KPeAWUTHbIA PEUTUHT SMUTEHTA

oT 1 ropa pol0 net

N (hOHAOBBIN UHAEKC
N KOpP3MHa U3 aKuui
N LEeHa Ha HedTb UK 30/10TO

100% B agMHaMuke 6a30BOro akTmBa
koa ISIN, koa CFI

NpeaycMOTPEH, perucTpupyeTcs
SMUTEHTOM M0 3anpocy K/MeHTa

BExxepHeBHo. Bid / Ask = 1.00%

dopmMaT npoayKrta
Banrota " HOMMHanN
OMUTEHT

KpeautHoe
KayecTBo

Cpok o6palyieHumsn

Bba30Bbli aKTUB
(npumep)

Pasmep, ycnosue n
nepuoan4YHOCTb
BbINJ1aT KYNoHa

JINCTUHI Ha 6upike

JINKBMAHOCTDb

HoTa, CepTndmkar
1 min USD
WMHBECTULIMOHHBIN 6aHK, SPV

KPEAUTHBLIN PEATUHT 3MUTEHTA

Ot 1 ropga po 5-Tm net

N (DOHAOBLIN NHAEKC
N KOp3MHA M3 aKLui
N LieHa Ha HedTb WM 30/10TO

X% B KBapTas, npu yCcioBun, 4Yto
LieHbl aKLUi B KOp3UHE Bbile X% oT
MX Ha4YasbHOro 3Ha4yeHus

NpPeycMOTPEH, perncTpupyeTcs
3MUTEHTOM M0 3anpocy KIWeHTa

ExxenHeBHo. Bid / Ask = 1.00%
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KpeautHblie HoTbl ¢ O6ecrneueHunem.

XapakTepHble 0CO6eHHOCTU KPpeAUTHOWU HOTbI
c ObecneueHnemM

Y KpeauTHasa HoTa c obecnedyeHnem npeacTaBnsieT cobou
CTPYKTYPUPOBaHHbIA JONTOBON MHCTPYMEHT - H6aHKa-
SMUTEHTA C (PUKCUPOBAHHBLIM CPOKOM ObpalleHust.

% OcHOBHas cyMMa Aonra KpeauMTHOM HoTbl (Teno)
obecneyeHa BbINyCKOM 06aMraumm, KpeanTHOe KayecTso,
BasltoTa M CpoK obpalLeHns KOTOPOM NPefOCTaBNSETCS Ha
BblOOp MHBECTOpa.

~ [laTa noraweHns KpeaMTHOW HOTbl NpuUBsi3aHa K aTe
noralleHust obnurauumn ncnonb3yemon Ans obecneyeHus.

~ JloxoA no KpeauTHOW HoTe obecrneymBaeTcs BHEOUPIKEBLIM
OMNUMOHOM, BCTPOEHHBIM B KPEAUTHYIO HOTY U 3aBUCUT OT
ANHaMUKKN 6a30BOro akTuBa.

ECLN ==  Option == Bond

Structured Solutions

Ba3oBbie MNapameTpbl KpeautHon HOTbI
c O6ecneueHuemM («Equity Credit Linked Notes>»)

_ Mapaverp  Swewsn

dopmar HoTta c obecneyenne
O6ecneueHune Pybnesas obnuraums nnm EBpoboHa
OMUTEHT NHBECTULIMOHHBIN BaHK

KpeauTHoe KkauyecTtBo MeHbLuee u3 :
N KpeaWTHbIA PEUTUHT SMUTEHTA
HOTbI
N pevTUHr obnuraumm B obecneyeHnm

Cpok obpalyeHus Ot 1 roga go 5 net
ba30oBbI aKTUB N (poHAOBLIN MHAEKC
(npumep) N KOp3MHa M3 akuuii
N LeHa Ha HedTb WK 30/10TO
[Aoxoa no HoTe N KYMOHHbIE BbINAAaTbl M/uUnm
N KO3(UUMEHT yvacTus
NpenTupmkaTopbl Koga ISIN, kop CFI (DTZXFB)
JINKBMAHOCTDb Bloomberg. Bid / Ask = 1.00%
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Structured Solutions

CEKbIOpMTMBMpOBaHHbIe ONMUMUOHDbI Ha (I)OHFIOBbIe MHAOEKCbI U TOBAPHbIE€ PbIHKHA

XapakTepHble 0CO6€HHOCTU CTPYKTYPHOIO NpoAayKTa
B ¢popme CekbropuTuU3npoBaHoro OnymoHa

Y ®dopmMa. BHEOMPIKEBON CEKbIOPUTU3INPOBAHHDBINA OMLMOH
NpeacTaBnsieT cobow CTPYKTYPMPOBAHHbIN AONTOBOW
NHCTPYMEHT 6aHKa-aMUTEHTa C (PMKCMPOBAHHBIM CPOKOM
obpalleHuns, BastoTOM, LIEHOM CTpankK, HOMWHANIOM
(06beMOM KOHTpakTa) 1 hopMynion pacdyeTa CTOMMOCTH
MCMOSTHEHMS Ha AAaTy MoralleHus.

Y LleHa. AHanornyHo knaccmyeckomy GupxeBomy
OMUMOHHOMY KOHTPaKTY, LieHa (MpeMus) No BHEGUpPXKeBOMY
CEKbIOPUTU3MPOBAHHOMY OMUMOHY PACHUTLIBAETCS MCXOAs U3
LieHbl-CTpaliK, (bopBap/iHOM LieHbl 6a30BOr0 akTMBa, pa3Mepa
MPOLIEHTHOM CTaBKM M CpOKa 0bpaLleHnst KOHTPaKTa,
BK/1HOYAET CEKbIOPUTU3ALMIO U BblpaXKeHa B % K HOMUHany
(0o6beMY KOHTpaKTa)

Y Cpenkun. TopryloTca CeKkbiopUTU3NPOBAHHBLIE OMLMOHbI
NOTaMK, KpaTHO HOMMHaNY 1 KOHTpakTa ¢ pacdetamu DVP,
yepe3 Euroclear, ¢ ykazaHueM LeHbl, 0bbeMa 1 aathbl
pacyeToB Mexay KOHTpareHTamu.

MapaMeTpbl CTPYKTYPHOIro npoaykra B oopMme
CekblopuTHU3npoBaHHOro OnuuoHa

T T

dopmar N BHebMpXxeBOM ONuUMOH B hopme
AONITOBOMO MHCTPYMEHTA

SMUTEHT N MHBECTULMOHHBIV BaHk
KpeauTHOe KaueCcTBO | Y KPEAUTHbIA PENTUHI SMUTEHTA

Cpok obpawjeHus Y MUHUMMYM 1-3 Mecsiua
Y MakcumyMm — 10 net (3aBucuT OT
BaNioTbl 1 6a30BOro akTMBA)

Ba30Bbli aKTUB N (hOHAOBbIN MHAEKC
(npumep) N KOp3uHa 13 akuuni unmn ETF

Y LleHa Ha HedTb 1AM 30/10TO
TuUn KOHTpPaKTa ~ Knaccnueckuit (Call / Put)

~ BuHapHbiv (Digital)
NpenTupmkaTopbl koa ISIN, ko CFI (Hanp. DTZXFB)
JINKBMAHOCTDb exeaHeBHo. Bid / Ask = 1.00%

7 bgc

voice + electronic brokerage



L. BGC Structured Solutions SE ‘ ; a
-' CtpyktypHble lMpoaykTbl ana MHBecTopoB : | s BE
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NMpuobpeTaTenun CTPyKTYPHbIX NPOAYKTOB
KTOo ceroaHs siBnsietca npuobpertartenem CTpykTypHbIX NMpoaykToB?

NHBECTUUMOHHbIE U XeakeBble (DOHAbI.
KanTuBHble ynpasnsowme KoMnaHmm n 6aHku.
CTpaxoBble KOMMNaHuw.

UHCTUTYLUUOHANIbHbIE
MHBECTOpPbI

NHBECTULIMOHHBbIE N BPOKEPCKUE KOMMAHWUM.
Po3HMYHbIE BaHKKM C cerMeHTamMun «Premium» n «Mass Affluent».
He3aBucrMble GUHAHCOBbLIE KOHCYNbTAHTHI.

®dPuHaHCOBbIE
nocpeaHuKu

Pa3Hoobpa3Hble «Family Office».
Bu3HecMeHbl, NpoaaBLUME COBCTBEHHbIN BU3HEC.
YacTHble MHBECTOPbI (CNOPTCMEHDI, 3B€3/bI WOy busHeca, u Ta.)

KpynHble YacTHblIe
MHBECTOpPbI

7 bgc
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Structured Solutions

anIMepr JK30TUYECKUX ONMNUMOHHbLIX CTpaTerun Ha dJOHFI,OBbIe MHOEKCbI,
dKUMUN N TOBaApPHbI€ PbIHKN.

Crpaterunm «Rainbow>», «Worst of>», «Best of>» Crpaterum «Look-back»
P = 50% x BestPerf + 30% x 2ndBestPerf + 20% x WorstPerf P = MAX [Undrl_Perf, t ]
Look-Back
Pay-off
ATM Call
|jay-off
AaTa pasMelleHus aarta noraweHums' AaTa pasMelyeHus \/ AaTa norawieHusa :’100%
npoaykra npoaykra npoaykta npoaykta
Crpaterun Range Accrual OAvHaMmuyeckue crpaternm (VT m MA)
P = Coupon xn /N P = Long(Undrl)+ Cash \E MA (Undr)
: Underlying
, ) " 100%
Long Undrl Long Undrl i
AaTa pa3MeLlleHus N AaTa noraweHus : AaTa pa3MeLlleHunsa AaTa norawlieHus i
npoaykra npoaykra ! npoagykra npoaykra .
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Structured Solutions

THIS DOCUMENT TOGETHER WITH ALL TABLES, DATA AND INFORMATION CONTAINED HEREIN IS INDICATIVE AND IS NOT INTENDED AS A
RECOMMENDATION OF THE RESPECTIVE PRODUCT OR UNDERLYING SECURITY. THIS DOCUMENT IS A MARKETING TOOL AND IS INTENDED FOR
INFORMATION ONLY, THE FULL TERMS AND CONDITIONS IN RELATION TO THE PRODUCT OR UNDERLYING SECURITY ARE SET OUT IN THE PROSPECTUS
OR OFFERING DOCUMENT WHICH ARE AVAILABLE UPON REQUEST. BEFORE MAKING ANY DECISION IN RELATION TO THE PRODUCT OR UNDERLYING
SECURITY REFERENCE YOU SHOULD READ THESE DOCUMENTS. IT IS NEITHER AN OFFER OR INVITATION TO TENDER NOR A RECOMMENDATION TO
PURCHASE FINANCIAL PRODUCTS. THIS DOCUMENT IS INTENDED FOR THE EXCLUSIVE USE OF THE RECIPIENT. ALL INFORMATION IS PROVIDED
WITHOUT GUARANTEE.

ANY INFORMATION IN THIS DOCUMENT IS INDICATIVE AND IS NOT LEGALLY BINDING. SUCH INFORMATION IS SUBJECT TO MODIFICATION AT ANY TIME.
YOU ARE RESPONSIBLE, BEFORE ENTERING INTO ANY TRANSACTION, FOR MAKING YOUR OWN APPRAISAL OF THE PRODUCT INCLUDING THE RISKS
AND TAX TREATMENT, WITHOUT RELYING EXCLUSIVELY ON THE INFORMATION WHICH YOU WERE PROVIDED WITH, BY CONSULTING, IF YOU DEEM IT
NECESSARY, YOUR OWN LEGAL, TAX, FINANCIAL, ACCOUNTING AND OTHER PROFESSIONAL ADVISORS IN ORDER TO ENSURE THAT THE PRODUCT IS
SUITABLE FOR YOU TO INVEST IN.

SUBJECT TO COMPLIANCE WITH ITS REGULATORY OBLIGATIONS, BGC SHALL NOT BE HELD RESPONSIBLE FOR ANY FINANCIAL OR OTHER
CONSEQUENCES THAT MAY ARISE FROM ANY TRANSACTION OR INVESTMENT RELATING TO THIS PRODUCT. THIS PRODUCT MAY BE SUBJECT TO
RESTRICTIONS WITH REGARD TO CERTAIN PERSONS OR IN CERTAIN COUNTRIES BY VIRTUE OF NATIONAL REGULATIONS APPLICABLE TO SUCH
PERSONS OR IN SUCH COUNTRIES. IT IS YOUR RESPONSIBILITY TO ASCERTAIN THAT YOU ARE AUTHORISED TO PURCHASE AND / OR INVEST IN THE
PRODUCT, AND BY ENTERING INTO A TRANSACTION, YOU ARE DEEMED TO CERTIFY TO BGC THAT YOU ARE DULY SO AUTHORISED.

UNTIL THE MATURITY DATE OF THE PRODUCT, THE MARKED-TO-MARKET VALUE OF SUCH PRODUCT MAY BE SUBJECT TO SIGNIFICANT ADVERSE /
CHANGE DUE TO MARKET CONDITIONS, INCLUDING BUT NOT LIMITED TO VOLATILITY, INTEREST RATES, CURRENCY FLUCTUATIONS, VARIOUS CREDIT
RELATED FACTORS AND ANY LEVERAGE BUILT INTO THE PRODUCT. IN ADDITION, IF THE PRODUCT IS CAPITAL GUARANTEED IN WHOLE OR IN PART,
THIS GUARANTEE IS ONLY VALID WITH RESPECT TO AMOUNTS PAYABLE AT THE MATURITY DATE. IN INVESTING IN THIS PRODUCT YOU ARE EXPOSED
TO, AMONG OTHER THINGS, THE CREDIT RISK OF THE ISSUER AND / OR ANY GUARANTOR.

TO THE EXTENT ANY SCENARIO ANALYSIS IS STATED OR A COMPARISON IS MADE WITH OTHER PRODUCT’S PAST OR EXPECTED FUTURE
PERFORMANCE HAVE THIS INFORMATION HAS BEEN DRAWN FROM EXTERNAL SOURCES BELIEVED TO BE RELIABLE BUT WHICH HAS NOT BEEN
INDEPENDENTLY VERIFIED BY BGC. BGC EXPRESSLY DISCLAIMS ANY LIABILITY WITH RESPECT TO THE ACCURACY, COMPLETENESS OR RELEVANCE
OF SUCH INFORMATION.

THIS DOCUMENT IS CONFIDENTIAL AND MUST NOT BE DISTRIBUTED TO THIRD PARTIES WITHOUT BGC’S PRIOR WRITTEN CONSENT. BGC DOES NOT
MAKE MARKETS IN THESE PRODUCTS. BGC MAKES NO REPRESENTATION AS TO LIQUIDITY OR THE AVAILABILITY AS TO ANY SECONDARY MARKET FOR
THESE PRODUCTS. CONSEQUENTLY, ALL INVESTORS SHOULD ASSUME THAT NO SUCH MARKET WILL BE AVAILABLE.

BGC MAY HAVE BEEN PAID A FEE IN RELATION TO THIS PRODUCT. FURTHER INFORMATION IS AVAILABLE ON REQUEST. THIS COMMUNICATION IS
APPROVED FOR DISTRIBUTION IN THE UNITED KINGDOM BY BGC BROKERS L.P., AUTHORISED AND REGULATED BY THE FINANCIAL SERVICES
AUTHORITY. BGC BROKERS L.P. DOES NOT OFFER ANY INVESTMENT SERVICES TO RETAIL CLIENTS
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